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O0001IeHHBIN MEeTOI MOMEHTOB

3amaua 1.

Benmunue: X1, ..., Xypp pacrpeneneHs! He3aBHCHMO M PABHOMEPHO Ha oTpeske [—3a; bal.
100 +- 100
Okasanocs, 4To i i = 200 m ) oy X;| = 500.

i
a) OueHnTe NapaMeTp a METOZOM MOMEHTOE, HCIONL3YE MoMeHT E(X;).

6) Ouennre napamerp a oGOBIEHHEIM METOIOM MOMEHTOR, HCIIONIEIYE MOMEHTEI

E(X;) u E(|X;|), n Baperunparourywo marpuny W = (; EE‘I)'
Kp_z;Tlcoe peu_[helme (i;.IleMemeB) ) “ N
Haxomum oxupanus: E(X;) = a, E(|X;|) = 1.5a - 0.75 + 4a - 0.25 = 2.125a.
DTE}GJ_I_E nonyuaem MoMeHTHEIe yernoens. [lepeoe: g1 (X;, a) = X; — a, cnegoearensHo,
g1 = X — a. Bropoit: g2(X;,a) = | Xi| — a, cneposarentHo, g = 3 _ | Xi|/n — 2.125a.
Ecnu myxna onenka MeToia MOMEHTOR, TO noyuaenm, uto X —a = (), cnegosarensHo,
Ay = X.

Ecnu Hy:xHa oneHka o606HIEHHOrO METOIA MOMEHTOE, TO HYKHO MUHIMH3HPOEATh
dyHKII:

: 3 0 X -a
= : 7 195 . . z
(=8 X|%|fn—2125 (n m) (Z|Xf|,.fn 2.125.—:)

B CHIV HYIEERIX EHENMATOHANBHBIY BECOB 3allata VIIPOIIAETCHd OO0

Q(a) =3(X — a)® + 64()  |Xi|/n — 2.125a)* - min

3amaua 2.

Buann-Ilyx u [laTauok XOTAT OLEHUTE HEM3BECTHLIN MapaMeTp i 000D IIEHHEIM METOIOM
smoMeHTOE. Buann-Ilyx Habnronaer HeaaBMCHMEIE M OQMHAKOBO PaclipefeléHHEIE BETHYIHEL
X, c MAaTEMATHUECKMM OMMIAHIIEM IE‘,{X,- )=a+3. A [IaTouKy H3BECTHEI HE3aBMCHMEIE

M OJMHAKOEO paclipeeléHHEIe BennuuHEl Y; ¢ oxuganuem E(Y;) = a — 1.

Ilo ewibopxe n3 100 emmunu X; 1 u3 100 senmunn Y; okasanocs, uto »_ X; = 500 u

Y'Y, = —50.

a) Haiigure onenky obo0IIEHHOTO METOAA MOMEHTOR JJ18 € IHHHYHOIN B3BEILHEALIEH
MAaTpPHIIEL

6) OueHnTe ONTHMATEHYIO B3BELIMBAKIYE MATPHILY, €CIH JOMOIHUTENLHO H3BECTHO,
uro Var(X;) = a® + 25, Var(Y;) = 9, Cov(X,, Y;) = —4.

Kparkoe pemenue (b.lememen)



a) Brinuinmem MOMEeHTHEIE YCIOBMA:

a(Xna)=Xi—a-3 = H=X-a-3=2-a

g(Yi,a)=Y;—a+1 = H=Y-a+1=05-a

Penmm 3afauy MHHNMM3AIIHIT HEBAIKIL

Q=(2-a 05-a) ([1] 'D (Ui.}-ﬁ_—ﬂu) -

=(2—a)’ + (0.5 — @) = min

0Q
a
a=1.25

. ~2(2—g) - 2(0.5—a)]_s =0

6) Crauana HafiéM TeOPETHUECKYH ONTHMATEHYO B3BELIMBAKIIYI0 MATPHITY:

a -1
¥ By | s [} '+‘ 25 _‘4 _ 1 g ‘1
W = Var—(g) = ( —4 9 p (a2 + 25) — 16 \4 a? + 925

O6uIuit MHOKHTENL HAM He BAJKEH, OH He BJIUAeT Ha TOUKY onTHMyMa. C TOUHOCTEIO
10 0DILero MHOMKHTENS HAMIEM OLIEHKY MaTPHIILI BECOB:

T 1 _ (9 1
o 4 1.25°4+25)  \4 26.5625
3amaua 3.

4) (dememes, Bop3eix, 18.1)

Benwuunm X; pasHOMepHEI Ha oTpeske [—a;3al u Hesasmcumel Ecrs
Heckoasko Habmogenni, Xi = 0.5, Xo = 0.7, X3 = —0.1.

Haitnure E(X;) n E(|X;]).

[TocTpoitre oleHKY MeTona MoMeHTOB, ncnonbaya E(X;).

[TocTpoitre oueHKY MeTona MomeHToB, nenoassys E(| X)),

il

IlocTponre ouenky obobmésoro MeTo1a MOMEHTOE MCIONB3YH MO-
mentsl E(X;), E(|X;|) 1 sapemmsatonryo matpny.

2 0
W =
3. Hajtmure ONTHMANBHYIO TEOPETHYECKYI0 BI3BELUINBAIO LY K0 MATpPHITY
ang obobIMEHHOr0 METOa MOMEHTOB

6. IlocTpoliTe NBYXINArOBY 0 OIEHKY 0000LIEHHOTO MeTONA MOMEHTOBH,
HauaB cO B3BelIMBaolen Matpuisr W



